


































































































Test 1. Actual And Perfect-Foresight Spreads: 12-6 month Yields
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Test 2. Actual And Perfect-Foresight Spreads: 12-6 month Yields
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Various Estimates of Standardised Spectral Density of S(24, 18)

12.7631

8.5374

4.3117

.0853‘3‘3L )
0.G8 1.0472 2.0944 3.1416

Bartlett ———————— Tukey coeeeeeeeeessss PArZER  smmememieieies




Various Estimates of Standardised Spectral Density of S(24, 12)
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Various Estimates of Standardised Spectral Density of S(24, 6)
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Various Estimates of Standardised Spectral Density of S(18, 12)
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Various Estimates of Standardised Spectral Deasity of S(18, 6)

11.2898{\»

. 5513

3.8123

074455 e
a.08 1.6472 2.0344 3.1416

Bartlett ————————  TukEy eeeceeceeeeseeeen



Various Estimates of Standardised Spectral Deansity of S(12, 6)
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Test 1. Scatter Plot of the Perfect Foresight on the Actual Interbank
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Test 1. Scatter Plot of the Perfect Foresight on the Actual Yield
Rate Spread (12, 6)
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Test 2. Scatter Plot of the Perfect Foresight on the Actual Interbank
Rate Spread (12, 6) 5




Test 2. Scatter Plot of the Perfect Foresight on the Actual Yield
Rate Spread (12, 6)
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